JOURNAL OF 
Econometrics 


Journal of Econometrics 87 (1998) 373 


Author index to volume 87 


Andrew-Harvey, Mariare Streibel, Testing for a slowly changing level with special 
reference to stochastic volatility 
Breslaw, Jon A., James McIntosh, Simulated latent variable estimation of models with 
ordered categorical data 
Chao, J. C., Phillips, P. C. B., Posterior distributions in limited information analysis of the 
simultaneous equations model using the Jeffreys prior 
Cherles Vanasse, see Geerge Dionne 
Dorsey, Robert E., see Mayer, Walter, J. 
George Dionne, Robert Gagné, Charles Vanasse, Inferring technological parameters 
from incomplete panel data 
Gleb Sandman, Koopman, Siem Jan, Estimation of stochastic volatility models via 
Monte Carlo maximum likelihood 
Hausman, J. A., Jason Abrevaya, Scott-Morton, F. M. Misclassification of the dependent 
variable in a disc ponse setting. 
Hsiao, C., see Li, G. 
James Davidson, Structural relations, cointegration and identification: Some simple 
results and their application 
James McIntosh, see Breslaw, Jon A. 
Janson Abrevaya, see Hausman J. A. 
Kopman, Siem Jan, see Gleb Sadman 
Leybourne, Stephen J., Millo, Terence C., Paul Newbold, Spurious rejections by 
Dickey—Fuller tests in the presence of a break under the null 
Li, Q., Hsiao, C., Testing serial correlation in semiparametric panel data models. 
Mariane Streibel, see Andrew-Harvey 
Mayer, Walter J., Dorsey, Robert E., Maximum score estimation of disequilibrium 
models and the role of anticipatory price-setting 
Mills, Terence C., see Leybourne, Stephen 
Phillips, P. C. B., see Chao, J. C. 
Qi Li, Suojin Wang, A simple consistent bootstrap test for a parametric regression 
function 
Richard Blundell, Stephen Bond, Initial conditions and moment restrictions in dynamic 
panel data models 
Robert Gagné see Geerge Dionne 
Scott-Morton, F. M., see Hausman J. A. 
Stephen Bond, see Richard Blundell 
Suojni Wang, see Qi Ri 


0304-4076/98/$—see front matter © 1998 Elsevier Science S.A. All rights reserved. 


AN ss 

ELSEVIER 

167 

25 

49 

303 

1 

303 

271 

239 

207 

87 

25 

239 

271 

191 

207 

167 

1 

191 

49 

145 

115 

303 

239 

115 

145 


